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$f_{a}(t)\equiv f(t)$ $:=u(a, t)$ $q(x)$ /
*Dan Crisan (Imperial College London) Symon Peszat (Polish Academy of Sciences)




























$[S(t)v](x);=v(x+t) \exp\{\int_{0}^{t}q(x+s)ds\}, t\geq 0$
1. $q$ $S(t)$ $L_{\rho}^{2}$
$q$
$(\Omega, \mathscr{F}, P;\{\mathscr{F}_{t}\})$




1. $u(x, t)$ (1)
$u(x, t)= \varphi(x)+\int_{0}^{t}\partial_{x}u(x, s)ds+\int_{0}^{t}q(x)u(x, s)ds+\int_{0}^{t}u(x, s)dw(s)$ (4)
2. (4)
$u(x, t)= \varphi(x+t)\exp\{\int_{x+t}^{x}q(\xi)d\xi\}\exp\{w(t)-\frac{1}{2}t\}$ (5)
$\dot{w}\equiv\dot{w}(x)$
2. $u(x, t)$ (1)
$\langle u(t), \phi\rangle=\langle\varphi, \phi\rangle+\int_{0}^{t}\langle u(s), -\phi’+q\phi\rangle d_{\mathcal{S}}+\int_{0}^{t}\langle u(s)\phi,\dot{w}\rangle ds$ (6)
$\phi\in C_{0}^{1}(R)$ $\langle\cdot,$ $\cdot\rangle$
$u(t)$ $:=u(\cdot, t)$
3. (6)




















4. $q$ $x=0$ $f(t)$ $:=u(O, t)$ $\dot{w}\equiv\dot{w}(x)$
$\dot{w}\equiv\dot{w}(t)$
( )
$(\Omega, \mathscr{F}, P)$ $(\phi, q, w(\omega))\mapsto u(\omega)$
3
(1) (2) $(\Omega, \mathscr{F}, P)$
$(\phi, q, w(\omega))\mapsto u(\omega)$ $f(a, t;\omega)$ $:=u(a, t;\omega)$
143
$(\phi, f(\omega))\mapsto q$
1. $(\Omega, \mathscr{F}, P)$





5. $q$ : $\mathbb{R}arrow \mathbb{R}$ 1
$\int_{s}^{t}q(x)dx=\lim_{Narrow\infty}\frac{1}{N}\sum_{k=0}^{N-1}\log\frac{f_{a}(t+k)}{\varphi(a+t+k)}-\log\frac{f_{a}(s+k)}{\varphi(a+t+k)}+\frac{1}{2}(t-s)$.
$\dot{w}\equiv\dot{w}(x)$
























$g’(x)$ $q(x)=\sin 2\pi x$
7. $q$ $F_{N}$
$F_{N}= \frac{1}{N}\sum_{k=0}^{N-1}([f(k+1)-f(k)]-[\varphi(k+1)-\varphi(k)])^{2}$ (9)







(x).. $=\{\begin{array}{ll}[(b-\frac{1}{x})e^{2bx}+\frac{1}{x}(2e^{bx}-1)], x\neq 0b, x=0\end{array}$
8. $\varphi(x)\equiv 0$ $F_{N}$
$F_{N}:= \frac{1}{N}\sum_{k=0}^{N-1}[f((2k+2)b)-f((2k+1)b)]^{2}$ (12)
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